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Shanghai CFETS-NEX lnternational Maney Breking

[2024-04-24]

B A=mEmsNe

&mthis

A=, BREWERSTWIIMUNEIIT (#1E17: 00) :

IRFIZE (%) 1.7852 1.8716 1.9570 1.9128 1.8094 1.9000 2.0300

ikEktg (BP) -0.85 3.92 0 -2.78 -4.81 0

IBO (%) 1.8640 1.9804 2.0479 1.9319 2.2509 2.2726 2.6022 3.6000 2.2538 2.0300 2.3500
kg (BP) -0.34 -14.69 -0.41 -9.47 8.60 17.26 17.19 70.00 20.88 - -48.07

[AFFHIHIRIE] S R#1T 20 1Z7T 7 REBFEIMGIRIE, PIRFIZRA 1.80%, SitansFE. BSHE 2025t 7 REBXEMWEIEE, HHCHER

WERZE.

A

SHRESEENRYE, BAKE: BEEXTEREGSSRIL, B9, IHRMNL. PRRIFFIZ 1.90%-1.93%m3, HFREHE 1.93%E
1.95%m%3. 7 XK 14 RESERIRFIZRIFR 1.98%-2.00%3, 5 2.00%mH. MEREIRFIZFREFR 1.93%/EES. FaRSHEESIERIAES
B, RRFIZIML-1.90%m38, HFRIEH 1.90%-1.95%mM32. 14 RIFFIZEFER 1.95%M32. IGLRERKRIFFRERARE 1.80%, HFRE
RRREEZE 1.85%, BAMAFIERILNERE. (Anqgi Zhang)

SHREEBETSE: 49-47-47-45

FEhis

BETF 523049, 4824 BE 149 REWEELTT, SCFRE{TE 200612, 4 B 25 BBE 79 REEITRIATT, itRIE{TE5 886.8 12,
SH—RFEHER 3m IMIAAKRERSRRBEER, BARIZEEX.
BRkE:

TMERRIT: 1.70%-1.75%, AAAIRKES: 1.78%-1.88% (M BIREITE 1.85%-1.88%IBEEE) ;

3M ERRAT: 1.88% (KITTE 1.88%(UBEEE) , AAAILKE: 1.90%-1.97% (EBDIKETE 1.92%-1.95%(IBEEE) ;
6M ERRIT: 1.90%, AAAIEKRES: 1.93%-2.01%;

OM ERRFT: 1.95%, AAAILKRE: 2.00%-2.15%;

1Y EiR1T: 2.00%, AAARCKRE: 2.04%-2.25% (MBIARETE 2.13%UEB/VE5S) (Brian Zhang)

Bi: EIRZ/KXTT NCD —HigffiF=e

ERSMEERE (%)

SHAMESTIE (%) 1.70 1.88 1.90 1.95 2.00

BEkIE (BP) ° ° ° b 2



SHBIRARK@ERIFAREZAEN LT, #EE, 1M L1729 8bp = 1.85%, 3M E17£9 1bp = 1.90%, 6M E17£9 1bp =

1.94%, 9M E17294bp = 2.04%, 1Y £137£9 3bp ZE 2.05%.

BifkE, 4 BEH, FESLEFITIES, BEIRKITR AAA XK EEMRTE 1.50%-1.60%; 5-6 BEIHE, JEHWIsSRiEER, ERX
1TEEMATE 1.75%-1.85%, AAA RIREEZERIIE 1.80%-1.85%; =FEZRIH, SSHEILER, ERAITEEME 1.88%-1.90%,
AAA IR EERATE 1.92%-1.93%; MIEEZRH, REHMTIEKX, EIRKITERRMIIE 1.92%-1.95%, AAA KIKEEZERIIE 1.98%-
1.99%; AF—ZFERIH, SEEERK, 1 BEE, ERAITERERRE 2.015%-2.04%, AAA KEREMBIRIIE 2.04%,; 2-3 BEE, ER
KITEBERRE 2.02%-2.05%, AAA KIREFERIIE 2.05%-2.09%085F 4 BEIHE, FEHEIIGER, ERAITEERIIE 2.02%-2.05%,

AAA KR EERAE 2.06%-2.09%., (Qi Zhang)

Bi: NCD ZZRpy3iiaase

R

AAA
(=2159)
AAA
(IEERR)
AAA
S EU3ERIRTER (=359)
(BP) AAA
(IEERR)

1.85 1.90 1.94 2.04 2.05

BT (%)
1.88 1.93 1.99 2.04 2.10

B saErEms

IBRESIRETE: SAENETHMETIZRIMRRIYERLS, 1TW-1S RS, 2S-9S 196, 1Y HWERE, ISERE3ISH, BiRkE:
O/N FEKEEDRTE 5.43%-5.45%, 3SEXER; 1TW EKEEE 5.68%-5.71%, FEAELD: 2W LEMFH, TR 5.70%-5.72%, XEN3515;
1S BANEKREPTE 5.65%-5.71%, ITHREETE 5.69%-5.71%; 3S. 6S LEHDBURIE 5.72%-5.80%7F0 5.70%-5.75%, 3S 7£ 5.72%/VERK3E, 6S

RIEFERE5.71%; 9S TR 5.70%-5.75%, HREZE; 1Y E£IRE 5.70%-5.80%, sE£GHERD, RIKER.
IBEREEOmETE: S RENSETRWHZRaESE, B3Ik,
IBEREEFEDG: SHERSTERERRRAER, ELMNET.

IRhERIRfE™IS: SHEINSTIRETHRAMEIRRIYE, TWIERNR, 2WIERE, 1S-25159%, 3SI9ERE, 65-9S 196, 1Y 1596
R, IREDE IS W, BIRkE: O/N FTREEME 5.35%-5.36%, TIREXIEA; 1W LEEFTE 5.53%-5.55%, AAELD; 2W FBRE
5.55%-5.57%, SERIAHRY, WFEMHIAHE 5.57%EBo AL, 1S SLEBFEE 5.58%-5.60%, SEETE 5.60%-5.70%, 7E 5.60%ZPHDH3E; 3S. 6S 5
K BIFE 5.70%-5.73%%0 5.67%-5.73%, FENHABRREEH S BIFE 5.73%-5.76%%0 5.75%, UFiE]TH1% 3S ARACHE 5.73%HR; 9S DEFERIRE

5.72%, FAZEE; 1Y LEEDTE 5.70%-5.75%, XiE%. (Kiki Huang)

IRRSNHIFETHIGETIR NG

O/N 5.43 5.44
1w 5.65 5.70
™ 5.65 5.75
3M 5.70 5.80
6M 5.75 5.85
1Y 5.80 6.00

Bt: IRSPSHHEHRARIFHENTE

L ow [ w ] E s s
uUsD 5.58 5.62 5.72 5.73 5.75

GBP 5.31 5.35 5.48 5.42 5.30
EUR 4.05 4.12 4.15 4.11 4.09
AUD 4.36 4.45 4.62 4.63 4.61
YEN 0.01 0.04 0.09 0.12 0.15
CNH 3.55 4.05 4.05 3.40 3.20

HKD 3.10 3.65 4.20 4.40 4.60



B sussirssnesn

2024/04/24 Fhin S HIPRB NS

Tw 2.10~1.80 1.75~ 1.60
2w 2.35~2.00 1.95~ 1.75
Tm 2.35~1.90 1.85~ 1.55
3m 2.40~1.90 1.95~1.55
6m 2.45~2.00 1.95~1.60
1y 2.55~2.10 2.05~1.70

Tm
3m
6m
1y
3Y

5Y

X / Angi Zhang, Brain Zhang, Qi Zhang, Kiki Huang, Yu Qiu

2.45~2.15

3.0~2.7

3.40~2.60

3.40~3.00

2024/04/24 JERIFFA S HABRI B S

2.25~1.90

2.95~2.45

3.10~2.35

3.30~2.85



